/ Replacement Sheet 
Sheet 2 of 9 

Appl. No. 09/641,394; Filed: Aug 18, 2000 
DktNo. 1481.0240000/MQL/TAD; Group Unit: 3621 
| Inventors: MACHADO, Jr et al. 
Tel. No.: 202-371-2600 

For: A Method, System and Computer Program Product for 
Valuating Natural Gas Contracts Using Weather-Based 

2/9 



CO 
Q- 


mmoo^^oooocM^ T 7*T ,, T ,, ~" 
mm ^ m 1 1 1 1 


lO 
Q. 


CM CM oo 

t— - cm ^ 
mm m m i | 


!■ i ■ 


GO 

mm m | 


ro 
Q- 


oo oo 

CM CM O O CO 
O CT> O O ^ r-*OOOoilOC£)t-i-^r- 

m «4- in | | 


Csj 


CM CM CD CD O 

^t- ^ m | | | 


al 


noooo m <r— 
«*t- m 


DATA TYPE 


CO CO ^ t/J f/j CO ^ ^ r r ^ ^ ?5 ?5 r_5 C_5 

S^OOUJLijZZQrC^SS^^LJU 
1=1=00(0 0.0. t= J= Q. Q_ 




OOOOOCDOOCDCDOOCDOOO 

oooooooooooooooo 


YEAR 


^m^m^-m^-m^-m^io^-m^m 
o> O") CT> 05 o> cr> o> 05 o> o> 0"> o> o> CT> o> o> 

CX> CD 05 C7> 0> CD C7> CT> CD 0> CD 05 CTi C7> 



CM 
CD 



If / m 

1 1 «*±- CD 

CM tO o CM 

O O CM 

CM CM ^ 



f Replacement Sheet 
Sheet 3 of'9 

Appl. No. 09/64 1 ,394; Filed: Aug 1 8, 2000 

Dkt No. 1481.0240000/MQUTAD; Group Unit: 3621 

Inventors: MACHADO, Jr et al. 

Tel. No.: 2()2^37 1-2600 

For: A Method, System and Computer Program Product 
f for Valuating Natural Gas Contracts Using Weather- 

^ =™-«.£ased, Metrics 

3/9 



CO 
Q_ 


LO 1 if-) 




LO 
Q. 


tO CD 

^- ^ lO <c— 00*-^«**- 


DATA 106 


Q- 


O LO 
CM CD <r— CD 
_ * • • • 

tO | LO 


FORECAST 


ro 
Q. 


CNJ CO 

ro O ro CD 


WEATHER 


CSJ 
Q_ 


to ro 
^ CD ^ CD 






CD 00 § 
• • • • 




DATATYPE 


t< t< g gj es Z5 

5 O CL DL u ? 5 d CL 
COQ-I— I— Q-COCOQ-h= 


• • • 




ooooooooo 
ooooooooo 

^* 




YEAR 


+ + + + 











to 

CD 



Replacement Sheet - - - 

Sheet 4 of 9 

Appl. No. 09/64 1 ,394; Filed: Aug 1 8, 2000 j 
Dkt No. 1481.0240000/MQUTAD; Group Unit: 3621 
Inventors: MACHADO, Jr et al. f 
Tel. No.: 202-371-2600 , 
For: A Method, System and Computer Program Product for ! 
Valuating Natural Gas Contracts Using Weather-Based I 
Metrics j 



400 



412 



404 



406 



READ HISTORICAL 
FUTURES PRICES 



PERFORM REGRESSION 
ANALYSIS II 



414 



418 



4/9 



(sTARt) l^~402 



ENTER NUMBER OF CONTRACTS 
DESIRED FOR EACH MONTH 



READ HISTORICAL WEATHER AND 
INVENTORY DATA 



PERFORM REGRESSION ANALYSIS I 



READ WEATHER FORECAST DATA 



OBTAIN PREDICTED CLOSING VALUE 



READ LIVE EXCHANGE DATA 



u 



408 



410 



416 



420 



422 



APPLY RECOMMENDATION RULES 



OUTPUT 
ACTION RECOMMENDATION 



( END 




424 



FIG.4A 



Replacement Sheet 
Sheet 5 of 9 

Appl. No. 09/641,394; Filed: Aug 1 8, 2000 

Dkt No. 1481.0240000/MQUTAD; Group Unit: 3621 

Inventors: MACHADO, Jr et al. 

Tel. No.: 202-371-2600 
, For: A Method, System and Computer Program Product for 
\ Valuating Natural Gas Contracts Using Weather-Based 



5/9 




Replacement Sheet 
Sheet 6 of 9 

Appl. No. 09/641,394; Filed: Aug 18, 2000 

Dkt No. 1481.0240000/MQL/TAD; Group Unit: 3621 

Inventors: MACHADO, Jr et al. 

Tel. No.: 202-371-2600 

For: A Method, System and Computer Program Product 
for Valuating Natural Gas Contracts Using Weather- 
_ Raced Metrics 



6/9 




LO 



CD 
LO 



O 
LO 



OO 
LO 



CO 
CD 
LO 



I 

CO 

■fct! 
i 



o 

LO 



LO 

o 

LO 



o 

LO 



o 

LO 



LO 



CO 




3 
a 

CO 
UJ 




O Q_ 




or 



otoo)o>oin<Nooooo 



miooocNnooomincN 
oitooomfo cnj cvi cni ro cni 



omoooiocMioinooo 
comm^^cNjcM^-ro 



^^^SSS^^^r^^r-^LOcsi 
iDCMiOrooh-rO^inrorocN 



CSJ CM 

q q q cd 



^m^-rOfOrOhOCMCNjCNCNlCg 



CO CO CO CO 
LU bJ UJ UJ 
Q£ G£ C£ Q£ 



UJ 
CO 



2 o m o ^ 
co o> 05 O r/-> 5*4 

l. a. co ^ 



as or or 

/) CO CO 



55 *5 IS fc* &s *s fc* *s 

lOTMOrOrOfOrorOfOrororo 



^9qoq 0 ooooo c 
I ^ I I I I I I I l l l 



iomc>joomor-r-ooroio 
Noooocoo>0)0)0^-ro3-ro 

< r -.^_^-.^^.^_ Cs j CN | CS | cs J C sj 



o> o> o> cn ct> o> cn o> o> o o 
o> cn o> cn o> cr> o> o> o*> 
I I J I I I I I I I I I 

-5 <C CO O Z CD 



lOCDCONNOOOOOO'-CSj 

CMCNJCNfOK) 



LO 

CD 



Replacement Sheet 
Sheet 7 of 9 

Appl. No. 09/641,394; Filed: Aug 18, 2000 

Dkt No. 1 48 1 .0240000/MQLO'AD; Group Unit: 362 1 

Inventors: MACHADO, Jr et al. 

Tel. No.: 202-371-2600 

For: A Method, System and Computer Program Product for 
Valuating Natural Gas Contracts Using Weather-Based 
Metrics 



7/9 



COMMUNICATION 
INFRASTRUCTURE 



A 
V 



PROCESSOR 



COMPUTER SYSTEM 
600 



<=3 



MAIN MEMORY 



DISPLAY INTERFACE 



606 



DISPLAY 



602 



V 



620 



SECONDARY MEMORY 



HARD DISK DRIVE 



REMOVABLE 
STORAGE DRIVE 



INTERFACE 



610 



r 



612 
614 



618 



REMOVABLE 
STORAGE UNIT 



REMOVABLE 
STORAGE UNIT 



i 



622 




COMMUNICATIONS 
INTERFACE 



628 

6i 




COMMUNICATIONS 
PATH 
626 



FIG.6 



Replacement Sheet 
Sheet 8 of 9 

AppK No. 09/641,394; Filed: Aug 18, 2000 

Dkt No. 1481.0240000/MQLTTAD; Group Unit- 3621 

Inventors: MACHADO, Jr et al 

Tel. No.: 202-371-2600 

For: A Method, System and Computer Program Product for 
Valuating Natural Gas Contracts Using Weather-Based 



8/9 



^116 



DATE 


PRODUCING 
REGION 


CONSUMING 
EAST 
REGION 


CONSUMING 
WEST 
REGION 


TOTAL 


07-JAN-94 


580 


1260 


363 


2203 


14-JAN-94 


540 


1125 


348 


2013 


21-JAN-94 


464 


962 


334 


1760 


28-JAN-94 


430 


874 


321 


1624 


04-FEB-94 


375 


750 


296 


1421 


1 1 -FEB-94 


335 


636 


276 


1247 


18-FEB-94 


312 


568 


258 


1138 



FIG.7 



Replacement Sheet 
Sheet 9 of 9 

Appl. No. 09/641,394; Filed: Aug 18, 2000 
DktNo. 1481.0240000/MQIVTAD; Group Unit: 3621 
Inventors: MACHADO, Jr et al. 
Tel. No.: 202-371-2600 

For: A Method, System and Computer Program Product 
for Valuattng Natural Gas Contracts Using Weather- 
Based Metrics 



9/9 





CLOSE 


<y> ro o cn o 
ro oo m 

0> 0> 0> O 
* * * * 


LO ^ CVl LO 

o o o cn 
• • * • 

CMCNCMt- 


1.957 


1.962 


DEC-95 




"^t* CD O LO LO 

lo to oo 

cd cn o> cd 
• • • • * 


O O CD CO 

LO CM fO LO 

CD CD CD CD 
♦ • • • 

CM CM CM <*— 


1.955 


1.955 




HIGH 


LO LO CD LO LO 
N CO OO O) t** 

cn o> cn cn ^d 
• • • • • 


CD LO CD OO 
MOiOO 

qqqq 

CM CM CM CM 


1.965 


1.980 





CLOSE 


^-oo^-io^f— r^^^oo-*— 

(OCONNNOOOOQCONN 


B-95 


MO" 


OOOLO^-OOO ^-oo 
0)COrsO^-0)rOOOtN^-0 

cotocor^NNooooooNr^ 


UJ 








HIGH 


oommoomoooo 
coro^r^opNOcoioo^ 
r^r^r^r^ooooooQooor^ 




CLOSE 


romoOT-^-r^csroooxhoo 

mrOCVIO)tX)^^T-COi-r- 


JAN-95 


LOW 


oooococomomoo 

LOCMCNlOOOOLOOr^COCDOO 
COCOCOCOCONOOOONCOCO 




HIGH 


oomoooioooooo 
cNorococncoo^cNl — 
hscoNrsNcoooooi — r-» 


DATE 


^t- ^f. 
cn o> o> cn o> o> o> o> o> o> 

CT> Cn 05 0> CD CT> <« — ^ — 

^c^^L^co^r^oo cn «r— — 

CMCMCMCMCMCMCMCM C^CM"cm" 



